DEPARTMENT OF FINANCE
COUNTY OF MONO
TREASURER/TAX COLLECTOR

P.O. BOx 495 BRIDGEPORT, CALIFORNIA 93517
(760) 932-5480 « FAX (760) 932-5481

Brian Muir Rosemary Glazier
Director of Finance Assistant Director of Finance Treasurer/Tax Collector
Date: April 16, 2012
To: Honorable Board of Supervisors

County Administrative Officer
Treasury Pool Participants

From: Brian Muir, Director of Finance

Subject: Quarterly Investment Report

As required by Government Code Section 53646, attached is the Treasury Pool investment report
for the quarter ending March 31, 2012. The report is presented at fair market value in accordance
with Government Accounting Standards Board (GASB) Statement No. 31, Accounting and
Financial Reporting for Certain Investments and for External Pools. On the last day of the
quarter on a cost basis the portfolio totaled $68,290,313.13, and the market value was
$68,486,656.41 or 100.2875% of cost. Market value does not include accrued interest. Accrued
and unpaid interest on the last day of the quarter was $288,865.89.

At the time of purchase, all investments were in compliance with State law and the Mono County
Investment Policy as approved by the Board of Supervisors in a public meeting. To the best of
my knowledge the investments of the Treasury Pool are structured in a manner so sufficient cash
will be available to meet the normal projected requirements of the County of Mono and the
Investment Pool participants during the next six months.

Investment Pool earnings are as shown below:

Quarter Ending 9/30/2011 12/31/2011 3/31/2012 6/30/2012
Average Daily Balance $62,337,789 $71,648,102 $71,929,703
Earned Interest (including accruals) $193,964 $146,017 $132,290
Earned Interest Rate 1.2446% 0.8085% 0.7397%
Number of Days in Quarter 92 92 91 91
Interest Received $240,748 $148,736 $112,482

Administration Costs $10,953 $11,103 $11,103

Net Interest for Apportionment $229,795 $137,633 $101,379



Mono County

Quarterly Investment Report
Report Format: By Transaction
Group By: Security Sector
Portfolio/Report Group: All Portfolios
As of 3/31/2012

Credit
Settlement Face Coupon YTM @ Maturity Days To Days To Rating  Accrued % of

Description CUSIP/Ticker Date Book Value Amount/Shares Market Value Rate Cost Date Maturity Call/Maturity 1 Interest Portfolio
Cash

g:r‘:kvéggg OAKVALLEY0670  2/28/2009 3,789,690.04 3,789,690.04 3,789,690.04  0.483  0.48300 N/A 1 1 None N/A 5.55
f\:‘,:r:‘;za' / 3,789,690.04  3,789,690.04  3,789,690.04 0.483 0.48300 1 1 0.00 5.55
Corporate

Royal Bank of Moodys

Scotland 2.625 78011CACO 9/2/2010 501,004.07 500,000.00 500,890.00  2.625 0.82213 5/11/2012 41 a1 oo 14 5,067.71 0.73
5/11/2012

Rabobank 2.65 ;,4--ppy7 7/19/2010 502,569.67 500,000.00 504,445.00 2.650 1.27505 8/17/2012 139 139 Moodys 1,619.44 0.74
8/17/2012 -Aaa

JP Morgan Moodys

Chase 5.375  46625HGT1 7/19/2010 509,460.57 500,000.00 511,805.00 5.375 1.53296 10/1/2012 184 184 [0 4 13,437.50 0.75
10/1/2012

Bank of New
I°9r'; Mellon  46406HBES 5/7/2010 510,210.73 500,000.00 512,845.00 4.950 1.40017 11/1/2012 215 215 f"AOa°dys 10,312.50 0.75
11/1/2012

Westpac Bank Moodys

2.25 961214BJ1 7/30/2010 502,389.42 500,000.00 505,340.00 2.250 1.48304 11/19/2012 233 233 % 14 4,125.00 0.74
11/19/2012

BNP Paribas Moodys

Bank 2.125 05567LD95 7/12/2010 499,535.58 500,000.00 502,490.00  2.125 2.25726 12/21/2012 265 265 5 Y 2,951.39 0.73

-Aaa

12/21/2012

National Moodys

Australia Bank 6325COAZ4 8/2/2010 503,093.92 500,000.00 506,930.00 2.500 1.68021  1/8/2013 283 283 [\ Y 2,881.94 0.74
2.5 1/8/2013

Santander US Moodys

Debt 2.485 802815AP5 9/2/2010 500,908.67 500,000.00 498,535.00 2.485 2.25041 1/18/2013 293 293 "% Y 2,519.51 0.73
1/18/2013

Met Life Global Moodys

5.125 592179JG1 7/30/2010 516,364.85 500,000.00 522,640.00 5.125 1.83896 4/10/2013 375 375 L Y 12,171.88 0.76
4/10/2013

Wachovia Corp Moodys

Global 5.5 92976WB14 8/30/2010 520,817.42 500,000.00 525,110.00 5.500 1.56332  5/1/2013 396 396 Y 11,458.33 0.76
5/1/2013

36962G3T9 12/7/2010 516,438.97 500,000.00 521,815.00 4.800 1.69409  5/1/2013 396 396 10,000.00 0.76



Credit

Settlement Face Coupon YTM @ Maturity Days To Days To Rating Accrued % of

Description CUSIP/Ticker Date Book Value Amount/Shares Market Value Rate Cost Date Maturity Call/Maturity 1 Interest Portfolio
General Moodys
Electric 4.8 -Aa
5/1/2013
Jackson
g‘a;%”a' Life 468401588 8/4/2010 518,592.77 500,000.00 521,905.00 5.375 1.90015 5/8/2013 403 403 f"A":dys 10,675.35 0.76
5/8/2013
Credit Suisse Moodys
NY 5 2254C0TC1 8/30/2010 517,950.46 500,000.00 519,150.00 5.000 1.71307 5/15/2013 410 410 [ Y 9,444.44 0.76
5/15/2013
Berkshire Moodys
Hathaway 4.6  084664BD2 5/7/2010 514,702.81 500,000.00 522,410.00 4.600 1.89195 5/15/2013 410 410 [ Y 8,688.89 0.75
5/15/2013
ANZ National Moodys
Bank 6.2 00182EAJ8 7/22/2010 524,690.87 500,000.00 524,855.00 6.200 2.25106 7/19/2013 475 475 [y Y 6,200.00 0.77
7/19/2013
HSBC Bank Moodys
1.625 44328MAD6 9/2/2010 500,905.16 500,000.00 498,910.00  1.625 1.48904 8/12/2013 499 499 [ Y 1,105.90 0.73
8/12/2013
Canadian
i";%er'a' Bank  436069DP3 9/27/2011 502,866.07 500,000.00 505,025.00 1.450 1.05016 9/13/2013 531 531 f"A‘fzd‘/S 362.50 0.74
9/13/2013
New York Life Moodys
1.85 64952WAX1 8/30/2010 504,591.20 500,000.00 508,140.00 1.850 1.29713 12/13/2013 622 622 Y 2,775.00 0.74

-Aaa
12/13/2013
Bank of Nova
gcé’;';‘ Halifax  g64149897 4/28/2011 508,211.38 500,000.00 514,340.00 2.375 1.39424 12/17/2013 626 626 f"A‘fldVS 3,430.56 0.74
12/17/2013
General Moodys
Electric 2.1 36962G4X9 9/27/2011 507,386.52 500,000.00 510,370.00 2.100 1.25007  1/7/2014 647 647 _pns Y 2,450.00 0.74
1/7/2014
Royal Bank of Moodys
Canada 1.125 78008KNA7 5/3/2011 498,601.16 500,000.00 503,595.00 1.125 1.28438 1/15/2014 655 655 _AAly 1,187.50 0.73
1/15/2014
Cornell
Univesrity 4.35 219207AA5 2/16/2011 314,477.53 300,000.00 319,311.00 4.350 1.65029  2/1/2014 672 672 S&P-A2 2,175.00 0.46
2/1/2014
Roche Hidgs ~  574196aq5 4/28/2011 531,746.15 500,000.00 538,915.00 5.000 1.59708  3/1/2014 700 700 Moodys 2,083.33 0.78
Inc 5 3/1/2014 1786 /000 1749 : : -A2 et :
Commonwealth
Bank of Moodys
Australia 2 125 2027A0FQ7 4/28/2011 502,160.23 500,000.00 505,720.00 2.125 1.89720 3/17/2014 716 716 oy 413.19 0.74
3/17/2014
57629WBK5 5/25/2011 513,287.47 500,000.00 515,570.00 2.875 1.54704 4/21/2014 751 751 6,388.89 0.75



Credit

Settlement Face Coupon YTM @ Maturity Days To Days To Rating Accrued % of

Description CUSIP/Ticker Date Book Value Amount/Shares Market Value Rate Cost Date Maturity Call/Maturity 1 Interest Portfolio

MassMutual Moodys

Global 2.875 -Aa

4/21/2014

General

E':f;”g (9:3" 36962G4C5 6/6/2011 544,577.29 500,000.00 549,565.00 5.900 1.57367 5/13/2014 773 773 f"A"A"ZdVS 11,308.33 0.80

5/13/2014

CME Group Inc Moodys

5.75 12572QAD7 8/30/2010 539,562.78 500,000.00 545,225.00 5.750 1.87432 5/15/2014 775 775 A Y 3,673.61 0.79
-Aaa

5/15/2014

Toronto-

'1303?:5”'0” Bank  591140aA6 11/10/2011 505,209.14 500,000.00 505,550.00 1.375 0.91304 7/14/2014 835 835 f"Aanadys 1,470.49 0.74

7/14/2014

Wells Fargo CO Moodys

3.75 94974BET3 10/12/2011 525,271.89 500,000.00 529,585.00 3.750 1.67033 10/1/2014 914 914 10 Y 9,375.00 0.77

10/1/2014

US Bancorp Moodys

2.45 91159HGX2 6/3/2011 506,909.70 500,000.00 516,015.00 2.450 2.01409 7/27/2015 1213 1213 Y 2,177.78 0.74
-AA3

7/27/2015

Sub Total /

Average 15,164,494.45 14,800,000.00 15,267,001.00 3.541 1.60336 515 515 161,930.96  22.21

Local Government Investment Pool

Local Agency

Investment LAIF6000 2/28/2009  17,816,782.34  17,816,782.34  17,816,782.34  0.383 0.38300 N/A 1 1 None N/A  26.09

Fund LGIP

Sub Total /

Average 17,816,782.34 17,816,782.34 17,816,782.34 0.383 0.38300 1 1 0.00 26.09

Money Market

gf\'f,lnMBa”k of  CALTRUSTSHORT  9/30/2010 35,629.98 35,629.98 35,629.98  0.410 0.41000 N/A 1 1 None N/A 0.05

Sub Total / 35,629.98 35,629.98 35,629.98 0.410 0.41000 1 1 0.00 0.05

Average

Municipal

Fullerton Moodys

Redev 3.5 359817BQ5 11/4/2010 578,595.10 575,000.00 575,954.50  3.500 1.98293  9/1/2012 154 154 ) 14 1,677.08 0.85

9/1/2012

Fullerton Moodys

Redev 4 359817BR3 11/4/2010 1,440,969.43 1,425,000.00 1,439,962.50  4.000 3.50226  9/1/2014 884 884 14 4,750.00 2.11

9/1/2014

54242VEK8 2/2/2011 526,800.69 500,000.00 537,120.00 5.090 2.75007  9/1/2014 884 884 Moodys 2,120.83 0.77

-Aaa



Credit

Settlement Face Coupon YTM @ Maturity Days To Days To Rating Accrued % of

Description CUSIP/Ticker Date Book Value Amount/Shares Market Value Rate Cost Date Maturity Call/Maturity 1 Interest Portfolio
Long Beach Ca
Obligation 5.09
9/1/2014
Gilroy Unif Moodys
School 3.96 376087CZ3 6/30/2011 498,100.96 485,000.00 514,066.05 3.960 3.00208 4/1/2015 1096 1096 —AA3y 9,603.00 0.73
4/1/2015
Oceanside Ca
gg{'idsscmo' 675383KK8 6/3/2011 466,072.88 445,000.00 477,930.00 4.500 3.23651  5/1/2016 1492 1492 T4A°A"3dys 8,343.75 0.68
5/1/2016
f\:‘,';r:gza' / 3,510,539.06  3,430,000.00 3,545,033.05 4.142 3.03272 874 874 26,494.66 5.14
US Agency
FHLMC Step Moodys
10/6/2014-12 3134G2X23 10/7/2011 1,998,321.46 2,000,000.00 2,000,040.00 0.500 1.08912 10/6/2014 919 6 -Aaa 4,861.11 2.93
FHLMC Step Moodys
10/13/2016-12 3134G2U91 10/13/2011 1,998,186.10 2,000,000.00 2,000,500.00 1.000 1.65858 10/13/2016 1657 13 -Aaa 9,333.33 2.93
FHLMC Step Moodys
10/20/2016-12 3134G2T36 10/20/2011 1,998,633.83 2,000,000.00 2,001,000.00 1.125 1.51721 10/20/2016 1664 20 -Aaa 10,062.50 2.93
FHLMC 0.75 Moodys
5/1/2014-12 3134G23A8 11/1/2011 1,999,165.57 2,000,000.00 2,000,720.00 0.750 0.77024 5/1/2014 761 31 -Aaa 6,250.00 2.93
FNMA Step Moodys
11/23/2016-12 3136FTPG8 11/23/2011 1,997,211.82 2,000,000.00 2,003,060.00 1.250 1.64474 11/23/2016 1698 53 -Aaa 8,888.89 2.92
FNMA Step Moodys
11/28/2014-12 3136FTNV7 11/28/2011 2,000,000.00 2,000,000.00 2,001,800.00 0.625 0.97588 11/28/2014 972 58 -Aaa 4,270.83 2.93
FNMA Step Moodys
12/12/2014-12 3136FTQV4 12/12/2011 2,000,000.00 2,000,000.00 2,000,800.00 0.700 1.12445 12/12/2014 986 73 -Aaa 4,238.89 2.93
FHLMC Step Moodys
12/19/2014-12 3134G3BY5 12/19/2011 3,998,187.96 4,000,000.00 4,003,520.00 0.750 1.11835 12/19/2014 993 80 -Aaa 8,500.00 5.85
FNMA Step Moodys
10/26/2016-12 3136FTFU8 10/28/2011 1,999,542.47 2,000,000.00 2,005,960.00 1.250 1.84491 10/26/2016 1670 209 _Aaa 10,763.89 2.93
FNMA Step Moodys
12/28/2016-12 3136FTVY2 12/28/2011 1,999,051.45 2,000,000.00 2,006,940.00 1.250 1.64789 12/28/2016 1733 272 -Aaa 6,458.33 2.93
FNMA Step Moodys
12/28/2016-12 3136FTVI5 12/28/2011 1,997,154.35 2,000,000.00 2,006,740.00 1.125 1.60638 12/28/2016 1733 272 _Aaa 5,812.50 2.92
FHLMC Step Moodys
10/13/2016-13 3134G2T69 10/13/2011 1,995,465.24 2,000,000.00 2,000,720.00 1.125 1.56662 10/13/2016 1657 288 _Aaa 10,500.00 2.92
FHLMC Step Moodys
10/13/2016-13 3134G2T69 10/21/2011 1,992,257.01 2,000,000.00 2,000,720.00 1.125 1.60518 10/13/2016 1657 288 _Aaa 10,500.00 2.92
Sub Total / 27,973,177.26 28,000,000.00 28,032,520.00 0.952 1.37757 1364 124 100,440.27 40.96

Average



Credit

Settlement Face Coupon YTM @ Maturity Days To Days To Rating Accrued % of
Description CUSIP/Ticker Date Book Value Amount/Shares Market Value Rate Cost Date Maturity Call/Maturity 1 Interest Portfolio
Total / 68,290,313.13 67,872,102.36 68,486,656.41 1.516 1.20317 718 211 288,865.89 100

Average



TREASURY CASH BALANCES AS OF THE LAST DAY OF THE MOST RECENT 14 MONTHS

FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC JAN FEB MAR
On Hand / Bank $4,259,072 $3,814,533 $6,158,073 $4,592,086 $7,386,526 $5,321,143 $6,070,985 $4,100,722 $5,299,527 $4,102,599 $4,759,359 $3,771,145 $4,471,574 $3,790,407
Funds In Transit $0 $0 $0 $0 $0 $0 $0 $6,000,000 $0 $0 $4,000,000
LAIF/CalTrust $24,658,506 $22,658,506 $33,682,851 $27,687,791 $13,687,791 $10,716,751 $16,716,751 $25,809,630 $27,802,596 $23,802,597 $26,830,364 $20,830,364 $15,834,650 $17,834,650
Other Investments $39,820,000 $42,820,000 $41,300,000 $38,300,000 $45,274,000 $46,274,000 $37,274,000 $24,414,000 $33,914,000 $42,414,000 $48,414,000 $48,414,000 $48,414,000 $46,230,000
TOTAL $68,737,578 $69,293,039 $81,140,924 $70,579,877 $66,348,317 $62,311,894 $60,061,736 $60,324,352 $67,016,123 $70,319,196 $84,003,723 $73,015,509 $68,720,224 $67,855,057
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FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC JAN FEB MAR
O Other Investments B LAIF/CalTrust B Funds In Transit @O On Hand / Bank
MATURITIES JAN FEB MAR APR MAY JUN JUL AUG SEP OCT NOV DEC TOTALS
Calendar Year 2012 $500,000 $500,000 $575,000 $500,000 $1,000,000 $500,000 $3,575,000
Calendar Year 2013 $1,000,000 $500,000 $2,500,000 $500,000 $500,000 $500,000 $1,000,000 $6,500,000
Calendar Year 2014 $1,000,000 $300,000 $1,000,000 $500,000 $3,000,000 $500,000 $1,925,000 $2,500,000 $2,000,000 $6,000,000 $18,725,000
Calendar Year 2015 $485,000 $500,000 $985,000
Calendar Year 2016 $445,000 $10,000,000 $2,000,000 $4,000,000 $16,445,000
Calendar Year 2017 $0
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Portfolio / Report Group: All Portfolios

Report Date: 3/31/2012

Group By: Security Sector
Average By: Face Amount/Shares

Portfolio Holdings Distribution by Security Sector

Municipal
5.05% —

Money Market __——

0,05 %

Local Government Investment Pool

26.29% 0 ——

Face

Amount/Shares Cost Value

Security Sector

Days To
Maturity

US Agency
41.25%

Cash

T 5.58%

_Corporate
21.81%

% of
Portfolio

Market Value

Book Value

Duration To
Maturity

Cash 3,789,690.04|  0.48300| 3,789,690.04 1 5.58| 3,789,690.04| 3,789,690.04 0.00
Corporate 14,800,000.00|  1.60121| 15,552,769.00 513 21.81| 15,267,001.00| 15,164,494.45 1.36
tgg?' Government Investment 17,816,782.34|  0.38300| 17,816,782.34 1 26.25| 17,816,782.34| 17,816,782.34 0.00
Money Market 35,629.98|  0.41000 35,629.98 1 0.05 35,629.98 35,629.98 0.00
Municipal 3,430,000.00|  3.03271| 3,552,159.20 870 5.05| 3,545,033.05| 3,510,539.06 2.25
US Agency 28,000,000.00|  1.37771| 27,970,500.00 1364 41.25| 28,032,520.00| 27,973,177.26 3.47
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